Notes on interval estimation of the gamma correlation under stratified random sampling.
We have developed four asymptotic interval estimators in closed forms for the gamma correlation under stratified random sampling, including the confidence interval based on the most commonly used weighted-least-squares (WLS) approach (CIWLS), the confidence interval calculated from the Mantel-Haenszel (MH) type estimator with the Fisher-type transformation (CIMHT), the confidence interval using the fundamental idea of Fieller's Theorem (CIFT) and the confidence interval derived from a monotonic function of the WLS estimator of Agresti's α with the logarithmic transformation (MWLSLR). To evaluate the finite-sample performance of these four interval estimators and note the possible loss of accuracy in application of both Wald's confidence interval and MWLSLR using pooled data without accounting for stratification, we employ Monte Carlo simulation. We use the data taken from a general social survey studying the association between the income level and job satisfaction with strata formed by genders in black Americans published elsewhere to illustrate the practical use of these interval estimators.